In the second part (sections 5)-9)) of our previous paper [6] , we discussed certain measurability problems which arise in the study of continuous martingales. In particular, we addressed the problem of determining when a continuous martingale is "pure" in the sense of Dubins and Schwarz That is, given a continuous martingale M(.) with M(0) = 0, one knows that M(t) = The adjective which they chose is "pure".
The aim of our earlier work on this subject was to provide some insight into the property of "purity" and to relate it to questions about stochastic differential equations and martingale problems. Thus, for example, we pointed out that although a pure martingale is always extremal (cf. ~1~ or section (5) of ~6~ ) , a plentiful source of extremal martingales which are not pure comes from strictly weak (i.e. not strong) solutions to stochastic differential equations for which the associated martingale problem is well-posed (cf. Theorem (5.2~ in [6J) . Unfortuna- tely, our results in [6] were far from being definitive and we are sorry to admit that even now this situation has not changed as much as we had hoped it might. Nonetheless, we present in sections I) and 2) a few criteria which guarantee the purity of certain Brownian stochastic integrals.
In section 3) 
Hence, by Theorem (1.6), H o a(') is uniquely determined and is B(.)-measurable
We are at last ready to complete the proof of Theorem (1.2). As we have already seen, we need only show that every solution to (1.5) is B(.)-measurable. In view of the preceding, this will be done once we check that the r)(') appearing on the right side of (1.5) satisfies the conditions put on m(*) in Theorem (1.9). We therefore know that Y(.) in (1.5) We Finally, dQ = p_ dy, and so C~, ( . ) = G~, _ ( . ) .
Q.E.D.
